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INVESTMENTS OUTSTANDING AS OF 11/30/05 (SETTLEMENT BASIS)

CARRY-BASIS

POOL: LGIP-GOVERNMENT (7)

1S BOOK-VALUE AMORTIZED THROUGH 11/30/05

Positi

51633
51634

2

2

49986
51528
51264
51621
51622
43787
48004
48049
49879
43384
43390
43572
43574
43889
49211

ITEMS

ITEMS

IN SUBTOTAL FOR:

IN SUBTOTAL FOR:

Description

9128276X U S TREASURY NOTE
U.S. TREASURY NOTE
U S TREASURY NOTE
TREASURY NOTES

9128276X
912827Y5
91282776
91282776
912828BU
912828BU
912828BU
912828BU
912828CD
912828CD
912828CD
912828CD
912828CF
912828CF

cCcccccccccc
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S
S
S
S
S
S
S
S
S
S

. TREASURY NOTE

TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY

NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE

RATE Maturity YIELD MOO S&P POSITION-SIZE #

TPBA0218 BANK OF AMERICA SE 3.930 12/701/05 3.930
TPMS0111 MIZUHO SECURITIES

3.950 12/01/05 3.950

423,000,000.00
451,000,000.00

874,000,000.00

7

51272 912795WZ U.S. TREASURY BILL 4.060 4/27/06 4.145
51273 912795WZ U.S. TREASURY BILL 4.061 4/27/06 4.146

25,000,000.00
25,000,000.00

50,000,000.00

11)

& BON ( 12)

3.940
TRI-PARTY REPO-TSY COLLATERAL (TYPE
U.S. TREASURY BILLS
Aaa AAA
Aaa AAA
4.146
U.S. TREASURY BILLS (TYPE
U.S. TREASURY NOTES
4.625 5/15/06 3.664 Aaa AAA
4.625 5/15/06 4.275 Aaa AAA
7.000 7/15/06 4.310 Aaa AAA
6.500 10/15/06 4.360 AAA
6.500 10/15/06 4.405 AAA
1.875 12/31/05 2.108 Aaa AAA
1.875 12/31/05 2.888 Aaa AAA
1.875 12/31/05 2.902 Aaa AAA
1.875 12/31/05 3.384 Aaa AAA
1.500 3/31/706 1.903 Aaa AAA
1.500 3/31/06 1.907 Aaa AAA
1.500 3/31/706 2.101 Aaa AAA
1.500 3/31/06 2.068 Aaa AAA
2.250 4/30/06 2.323 Aaa AAA
2.250 4/30/06 3.407 Aaa AAA

25,000,000.00
25,000,000.00
50,000,000.00
25,000,000.00
25,000,000.00
10,000,000.00
20,000,000.00
30,000,000.00
25,000,000.00
10,000,000.00
10,000,000.00
10,000,000.00
10,000,000.00
10,000,000.00
25,000,000.00

PRICE

100
100

98
98

.00000
.00000

-36500
-36500

-14800
-14800
.55100
.72700
.72700
.79688
.79688
.79688
.79688
-14500
-14500
-14500
-14500
-19500
-19500

$ CARRY-BASIS

2
2
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423,000,000.
451,000,000.

MARKET-VALUE

423,000,000.00
451,000,000.00

874,000,000.

24,585,541.
24,585,439.

874,000,000.00

24,591,250.00
24,591,250.00

49,170,981.

25,105,497.
25,038,671.
50,810,090.
25,450,731.
25,440,995.
9,998,129.
19,983,683.
29,975,171.
24,969,747.
9,987,068.
9,986,939.
9,980,725.
9,981,774.
9,997,102.
24,883,964.

49,182,500.00

25,037,000.00
25,037,000.00
50,775,500.00
25,431,750.00
25,431,750.00
9,979,687.50
19,959,375.00
29,939,062.50
24,949,218.75
9,914,500.00
9,914,500.00
9,914,500.00
9,914,500.00
9,919,500.00
24,798,750.00

* $-ABOVE/BELOW

-68,497.

-1,671.
-34,590.
-18,981.

-9,245.
-18,442.
-24,308.
-36,109.
-20,529.
-72,568.
-72,439.
-66,225.
-67,274.
-77,602.
-85,214.
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INVESTMENTS OUTSTANDING AS OF 11/30/05 (SETTLEMENT BASIS)

1S BOOK-VALUE AMORTIZED THROUGH 11/30/05
POOL: LGIP-GOVERNMENT (7)
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©

CARRY-BASIS

MARKET-VALUE

* $-ABOVE/BELOW

31

35

CARRY-BASIS
Sec-1d Description RATE Maturity YIELD MOO
912828CF U S TREASURY NOTE 2.250 4/30/06 3.407 Aaa
912828CM U S TREASURY NOTE 2.750 6/30/06 3.105 Aaa
912828CM U S TREASURY NOTES 2.750 6/30/06 3.504 Aaa
912828CW U S TREASURY NOTE 2.500 9/30/06 2.654 Aaa
912828CW U S TREASURY NOTE 2.500 9/30/06 3.105 Aaa
912828CY U S TREASURY NOTE 2.500 10/31/06 2.803 Aaa
912828CY U S TREASURY NOTE 2.500 10/31/06 3.118 Aaa
912828DD U S TREASURY NOTE 2.875 11/30/06 3.001 Aaa
912828DD U S TREASURY NOTE 2.875 11/30/06 3.130 Aaa
912828DF U S TREASURY NOTE  3.000 12/31/06 3.151 Aaa
912828DF U S TREASURY NOTE  3.000 12/31/06 3.261 Aaa
912828DF US TREASURY NOTE 3.000 12/31/06 3.593 Aaa
912828DF U S TREASURY NOTES 3.000 12/31/06 3.657 Aaa
912828DJ U.S. TREASURY NOTE 3.125 1/31/07 3.667 Aaa
912828DS U.S. TREASURY NOTE 3.625 4/30/07 3.716 Aaa
912828DS U S TREASURY NOTE 3.625 4/30/07 3.704 Aaa
3.430
ITEMS IN SUBTOTAL FOR: U.S. TREASURY NOTES & BONDS
3.739
ITEMS IN SUBTOTAL FOR: LGIP-GOVERNMENT

S&P POSITION-SIZE #
AAA  25,000,000.00
AAA  10,000,000.00
AAA  25,000,000.00
AAA  10,000,000.00
AAA  20,000,000.00
AAA  10,000,000.00
AAA  20,000,000.00
AAA  10,000,000.00
AAA  20,000,000.00
AAA  20,000,000.00
AAA  10,000,000.00
AAA  20,500,000.00
AAA  25,000,000.00
AAA  25,000,000.00
AAA  50,000,000.00
AAA  25,000,000.00

635,500,000.00
(TYPE  12)

(FUND

1559500000.00

7
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24,883,964.
9,979,951.
24,893,867.
9,987,660.
19,902,686.
9,973,218.
19,890,600.
9,987,923.
19,950,635.
19,968,484.
9,972,745.
20,373,258.
24,828,937.
24,847,637.
49,938,616.
24,972,794.

24,798,750.00
9,909,375.00
24,773,437.50
9,843,000.00
19,686,000.00
9,829,687.50
19,659,375.00
9,846,875.00
19,693,750.00
19,696,000.00
9,848,000.00
20,188,400.00
24,620,000.00
24,628,000.00
49,449,000.00
24,724,500.00

1559114259.

1555293243.75

-3,821,015.



